Volume Table of Contents 


Volume 26, Number 1, January 2003 


Is Race an Important Factor in Bank—Customer Preferences? The Case of 
Mortsate Bendis. Harold A. Black, Breck L. Robinson, 
Alan M. Schlottmann and Robert L. Schweitzer 


The Global Determinants of Direct Office Real Estate Returns........... 


Coping with Technological Change: The Case of Retail................ 
Peter F. Colwell and Maxwell O. Ramsland, Jr. 
The Cost Efficiency of Real Estate Investment Trusts: An Analysis with a 
Danielle Lewis, Thomas M. Springer and Randy Anderson 


Bank and Nonbank Lenders and the Commercial Mortgage Market ....... 
Brent W. Ambrose, John D. Benjamin and Peter Chinloy 


The Trade-off Between the Selling Price of Residential Properties and Time- 
on-the-Market: The Impact of Price Setting....................000. 
ea ee Paul M. Anglin, Ronald Rutherford and Thomas M. Springer 


Volume 26, Numbers 2/3, March/May 2003 


Issue Introduction: New Directions: Cambridge—Maastricht Symposium 2001 


Signaling-Screening Equilibrium in the Mortgage Market .............. 
Commercial Mortgage-Backed Securities: Prepayment and Default........ 


119 


121 


127 


27 
| 47 
| 65 
81 
95 
| 
| 
| 
q 
| = 
157 
| 179 
4 q 


Fixed-Rate Endowment Mortgage and Mortgage Indemnity Valuation ..... 


José A. Azevedo-Pereira, David P. Newton and Dean A. Paxson 


Valuing and Pricing Retail Leases with Renewal and Overage Options ..... 
Patric H. Hendershott and Charles W. R. Ward 


Duration of Residence in the Rental Housing Market ................. 
eer at ee Yongheng Deng, Stuart A. Gabriel and Frank E. Nothaft 
Board Independence, Ownership Structure and Performance: Evidence from 
Real Estate Investment Trusts......... Chinmoy Ghosh and C. F. Sirmans 


The Conditional Distribution of Real Estate Returns: Are Higher Moments 


197 


223 


241 


267 


287 


319 


342 
Term Structures in the Office Rental Market in Stockholm ............. 
|| 
| | 
| 
1 


| 
| 
| 
q 

| 


